AR 1 e RE R

MR RE RS 2026 4E5F 1 2

=5

2026 ¥£ 03 A 31 H

EEETHEAN: AHESEEARAT

EEHEAN: TERERTREGERAT

ZEHHEB: 202644 H 22 H

ERE



R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

§1 BEERRN

S E BN NER S LEF RN S R B EIC 8 R T VMR s oK
W, IR RISENE . R TEAN SE B AR Al SO 5T

IR N E RAERAT R AR A FIREA S &S FME, T 2026 4 4 A 21 HE
TR TN SR SHERIIAR A GG FNE, REEZAB AR RICE.

5GP T

BN RVE ORSEE . 80 5T A BENE P R 1, (EAPRIERE & — 8

R

s

&
A

HE AR BT AR IR ARR I BB R, $ 5T AEAF H B R SR A A2 )
HUEEE-S R TR

AARE A 5S BER R L H T
AERIE 2026 461 A 1 HigE 3 H 31 Hiks

§ 2 HEF= MR

AL FA T AN 1A I AR X
R4 R 008463

5 oA 008463

Y (e LR e R

HEA AR 2020 4F 4 H 26 H

0T J R I G 03 A0S 0

7,597,355,066.11 1}

BBt Hbx

FEPREAR I RS R IR T S S B KRR R,
G 0 BURE A N  BR B 4 HE R i Y 5088 [l 4

A G A PR P AT B s . AN e fE st P S5 0T
TR RHRAN [R] (1R 35 58 SRS

NN R I a s

NI B P A B0 B 2 A A J 5 2 P IR AR TR 2R 47 3 24 DT
Fofy bl b, G E KGR WRATAEE. fiz R
FERBE [ T S A B0 5 (0 77 B 4L 5 8 BSRS890 ot

Bewt s TR SIS, B0 R RIBR AR B B s, LA
BRI R A 7R 4L BB R
2. TP S
TP, AT N IRFFE R H AR, TR BN %
RSB, RNy AR S AT I BE IR ] 5 BB L B A AT S R
K T TR T i s VE BB bR, B Vsl T KU, i AL
TFOREN L 755K

NE=a e 3 HiE g e Bl

E NI S bl




R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

U 25 4 RIS NFFINESE, ARG S TR T
ST G, BIETIRARM S, RIS,
HEEMA HREEEHER AT
HEEEN i RAEERAT I A PR A F
AR 1 R TR 1 ok
KB A e (0 4 R iﬁﬁﬁ R iﬁﬁﬁ TR
@ 4 3 A AR 008463 008464
2 AN, DAL
??f*FEﬂﬁgiMh 7.597.355,066.11 43
AR

TE: BT ARG C RO PR B G IR RA DA i o 1 AR O ARG A R

WAL

§3 EEMFIMIPMESFERI

3.1 EEMFHER

p: NRMIT

FEW SRR

WEM (2026 E 1 H 1 H—20264E3 H 31 H)

TR 1 FE IR ER
A

TR 1 F IR ER
C

1A HA E s B 25

79,930,889.90

2 A 117,328,587.05
3R 1) 5 4 A BUA TR R i 0.0154
4R B 5 7= 1E 9,144,603,775.51
5 IR E S BLAHE 1.2037
H: 1 PRES W SHER AN OIERA NAWEE 53 &S o, th A2 5 Se bRl s

KPR TP E

2 A B it Fia i AR HON BB WS L FthN A& 2 el e sh il at)
FHRRAH 2 Bl NS FH IR 453 9% i RO AR A, A IR 9 A3 C s e as n_E A 22 Fe i (A2 50

e o

3.2 EEHERI

3.2.1 ARG HIE S BUFENE KR KI5 R LS B AR s 2R i EL R

HE NG 1RO RS A

sty | PO gy | LB
(1423 K20 KL W25 %) HEN 25 2R b ®©-@ 2-@
@) HEE@®
HE=1H 1.30% 0.03% 0.88% 0.05% 0.42% -0.02%
TEANH 2.19% 0.05% 1.45% 0.06% 0.74% -0.01%




R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

ok —5 2.56% 0.05% 2.27% 0.09% 0.29% -0.04%
E=5 10.40% 0.05% 15.06% 0.09% -4.66% -0.04%
TR HAE 18.51% 0.05% 25.79% 0.08% -7.28% -0.03%
HIE4& 5
ii;z @; N 20.37% 0.05% 25.33% 0.08% -4.96% -0.03%
Gy &

322 HESASRAAEBURES R FEE KRR RELE RS LR EE
e 28 FRAZZN ) LR

AR L1EETHHRAR DA EE KR SRR bR E e R A 7 52 E BT ELE]

24.00%
21.00%
18.00%
15.00%
12.00%
9.00%
6.00%
3.00%
0.00%
-3.00%

f‘“'tr\“ﬂ__,ﬁ

s

A

2020-04-26

2020-08-17

2020-12-08

2021-03-31
2021-07-22

2021-11-12

w0
™
(o}
(=}
™
[}
o
[}

2022-03-05

2024-01-12

2023-02-07
2023-05-31
2023-09-21
2024-05-04
2024-08-25
2024-12-16
2025-04-08
2025-07-30
2025-11-20
2026-03-31

— TR L E FHEARI AN

# | 2022-10-17

A

— TR R LA E FHEAF NIV AR B e el 58

§4 BEARE

4.1 RE&LE (RESLHENA) FH

FAREWEELE | Lk
P4 R 45 HIRR Mok i B

FEREH | BMEHE | FR

7, Wit 2017 SEIMAFERE S E A

PR =) [ e W as # T 8, AAERAS FT 9E

TAE, HATHERE | I 6

BTN BRSO BT R4 F i E 46

KK BH £ o 2022 £ 11 ] o iFANER R RS S S, JUTH

7 - T lHANH PRIV H 1A 8 BT U 25 2 Ok ke 3 UIE 55

PR He . AR Al 5 2 AUIE S 4%

DA, FH T I AR — AR R VR A AR

F R EE S R 14 RIESFF

AR AR R EE . A

7

~




R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

2 34 H o WIT i s 2 R sUIE R 4%
WHA . RN 1 A58 WU o 2
FOEAIETF B R Gk e H

E: 1 AReHEEeSHIER A WIVAR GG RANH, FEEee B e H I
L PR G4 BB AR AP AR MR 2 WU E I ER At (XD HIY;

2« MEFFMAE R E AR AEBE D EE R & GEFESLENMESE. KH., SRER
NN 53 B8 B ORFAIESR AL N 3 i AR SR € -

4.2 BRI A A EE Sz MR <745 18 L A 5 B

HEEBAFY: ARG N, ARRSEBN RSy (P AR BENES 5 58 4
GIE) (ATFPHEIEF R R RSB EE B INE) S5 SRR RN S % T 5 e v U] ) 0 2 LA
oA B G (3 G 5 TR A 3 i SR I8, ANEISAE TS SR T A i DU A PR 38 Y 2
BB, ARSI RTIR T, NI SR NSR BRI 2. AN, ResiFE
REEG I, T E R G R ANFIZE ATy 2 (80 B DL R BB 1R R & A SR A
R B R I RLE »

3 AFRGERUH

4.3.1 AP 5 HEHIHATIER

Fe B BN QO LRSI BT U5 AR B RS , IR BB AL &5 A AP BB
o BGE NN [T A A G ER BN R IL I, HE I AL Y
PR . REEHAIA 2R, Wi ERERA S SO GEHERN
PR LRI IR SRR PR K 7, #5582 & e BEAE SR B N AT BL 1 2R 3R, B $ B AR A
PBRAF T R R I B AR Y o 8 BN AR ST FE R 1R N AT SR AL S T A
GO TC R AR S B AL TAN T ) L

4.3.2 REZGHIT AT T

BB N RS A RS A 2 8 1 F H R A5 R IR R S B AT AL S
AN 2t 28 1) [ IS 0 28 5 o i DR 15 5 2 5 PR 95 8 SR G sl P 558 7 2 1T R 2B 1 [ F e v 58
Gy, FeGEBENERM KRB A G BR MR FKYE, IFRAAILR&E, Sty el
U] s L B EAT BB IR 21 B S R A

AR AN, A G I 5 B A FE AR DGR AR 2 R A SR ER AT
F TR AL G S 5385 BT AT 50 R H R A2 5y iS85 (K 0 A8 5 Bl i i e 7 24
RSB 1 5% HIAE B 364 10 I, I R8O R SE A 5 TR 08 SR 7 2210 A 2B R A1 32 5 o
A WA AR KB R BE BN 758 5 AR 2 ik (1 K S A S AT N

#
>
=
piss
=




R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

4.4 WERNESB B RIENIZ/EI T

TR LB [a] o -

2026 S, ZUFHITRRIELF, 4 X GDP WA prm Tt . #%5m, 2 F B e
PR e A R TE R LI K 1. 8%, BB AR IR LA T, b BB R AR Rk, 2
H = IF & 355 Rt FILE R R 11, 1%, 7 = F B &A A ET, e /N
Bt 2 AR BRI Bt R LB K 11, 4%, BRI, B SRR K,
SVE G ST BUR 3 SRR A BB 2 A s R gt Bt K 3. 1%, At
BEIRLLA T . WSROI, 2 H AL i R B R TR LG 2. 8%, VP EUE R
FElg . XM 5 5T, 2 A D8 Rt R K 21, 8%, RIVEONRE, W OERGE,
S ES G R, AEr= 7T, 3 H HiliE ML PMT F8%0CH 50. 4%, HHTIRITF R oRAEZkLL 1, 3
A= FEBORGE T B e B0 7 51, 4%F0 51. 6%, 7 >R [l FH P T A 7=

f5i 57 17 47 1B o «

2026 F—Z=fE, HAGHFTHIEEREAL B BT BEGRI. 4] 10 415 67
WA RLAIZE 1. 84%1. 85%, 1 H—JF R 1. 90%Mti, 2 HHTEE 1. 79%ME, 3 3 &R
THE 1.83% /4. - HE, | Aftlimes, ZOrE T iisgst a6l s 2 47 i w8,
[ BN 5 T 1 T 205 A0 R e R R AR RS, B INBUR R 45 70 B BURATE WU SR 2, H#E3)
KuiF % BAT. 2 ARIZREITE, FEE GG RAT RS g 5, g B il
BRAT T A GIR AN M, BB AR R, KAT IR R I T U0 L L6 ) B4 s,
WA KRB E T 7. 3 AT ARG WIS, W2 EBUNGURATIRIETUHTHR, 25
HoyE A KB BT R, T R SRS A BRI, [FIR R AE SR BRI S it
MBI THEE), BAERSET AN, i AT 8RB A TR

B HRAE

FERE N, ARHE RIS A R LE, IR M SR AT 7 ¥iEiE
PE. BRI, ARUGET I R BT RE PR GAL, N HimEss, R
FPECELN, BhREH A

4.5 MEMAZSHN SR

AP, AT A KO K EON 1. 30%, FUINLSUERERICE ) 0.88%, AR
R, SE A ARSIRRA AT S C KA.
4.6 RENNESTHAANGRES T HETE R A

AN, ASHE SR A RIS T A TAR H U S 0 B A AN B AN — 0 A
ERPHHER T T T,



R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

§5 BEAGHE

5.1 MEMRESFH~HEHNR

eHEAL: NIRRT

Fs i H w# o) i e B B T EE B (%)

1| Bt

Horr: B

HERH

[ 72 AL 2 $5E 11,072,151,028.88 99.73

Hrr, iz 11,051,742,659.56 99.54

B SCFRRIESR 20,408,369.32 0.18

4 | BeRAEH

EROMITAE A TR

6 | KNIREEET

Forbre SRR SRR B

S vt e

AT S E & &1 30,337,225.94 0.27
HoAh gt = 149,846.89 0.00
it 11,102,638,101.71 100.00

5.2 MEHIRIZBATIL A RIRER TS

5.2.1 MERETIL S REFABRERRZAS
AEE G AR IR ARFFA B -

5.2.2 MEFAREATIL G REOBEBER B B R BB A S
ACHE AR WA R A BB AL B

5.3 HIRIEA FRMME o B 1$E L KM B R B B 4

5.3.1 REFRILA SO E o B T 7= 15E BB R HEFF B AT+ 48 B85
il

ARSI AR AR RIS -

5.4 WMEMIREMSF I RNMFEH LS

EHEAL: AR

Fe i g5 s b ARME o) b B G T PR E L) (%)
1| BXRf6F - -
PAT A - -
SR 2,947,740,770.52 32.23

%6 U0 JE 11 7T




R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

Horp: BURM &Rl 89,541,131.51 0.98
4 | gz 2,443,231,958.92 26.72
5| A E TR 20,261,600.00 0.22
6 | TIHEE 5,640,507,187.12 61.68
7| A (Al RS He gD 1,143.00 0.00
8 | kA7
9 | HAh - -
10 | &t 11,051,742,659.56 120.86

5.5 EMIRIEA SRME HES T #E GRS R A RS SR 4

SRR NRMT

5 | e g 44 % HE (k) ARME Go RS T E R (%)
1 | 242480008 | 24 H47 7k £:457 01 3,200,000 328,179,200.00 3.59
2 | 242400004 | 24 HBfiE K S84 01 1,500,000 154,130,654.79 1.69
3| 242480002 | 24 PLMVHT KB 01 1,400,000 145,350,124.93 1.59
4 | 282500008 | 25 T.4R Z2 ik £:1i% 01 1,400,000 141,927,435.62 1.55
5 | 232480061 24 TAT — SR A 1,300,000 133,588,356.16 1.46

01A(BC)

5.6 MEHIRIEA FOME o H & B 1 E LB RN HRA BT+ 48 B SCRRIES
BB B4

A AR E |

S ERRE | ERER | HE @D | Al G | T T

1 263050 T.3% 32A 200,000 20,408,369.32 0.22

5.7 B WIARIG A S 5 2 T8 EU B K/ EE R O B 42 Bt e R4 B 9
il

ARG ARG YRR LS

5.8 & MR A S E HES T 1#E IR BIRT T A BGES B 40
AT AR AR R AR .

5.9 MEMRFE SRR KBTI 5 1F LA

5.9.1 MEWIRAZESIH KB B 5 S8 25 BT 4
WA S FARE, AEEASERIEMNRLS .

5.9.2 AFEER AR KR EBOR
WRIEAREEFAME, AREAS RIS .

87 3R 1L )T




R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

5.10 MEHRAEEHF HHE AR ZH LA
5.10.1 AR EEH BB EBOR

A R RI R R GRS, AR AR RS BN JEU, DL R {EDA H 19
&SI GO BT, R G RS R AR GUY BT BN, IR el S 0 [ f5
WSS AN S REE T AZRIZFI R R, EFEN SR E G BTS20, 2Kk, & E6
WA B AR ER L, R 0E SOOI A I AIEILA, BOASIREE ELK H br.

5.10.2 REWIRFEEEH K E R SNHRR AL
SRR AR

(E]

K e CE/3D | 8#4WE o NRMERS) G | SRR

Aﬁ%@iﬂﬁﬁ it (o)

I 5 39 B

R ARG o)

[ G S A A e EAE S G

5.10.3 73] E R B B PP
AR AN, AL ERBTE U GRS REE MR R BORAER S H 1.

5.11 A EGHREME
5.11.1
¥ 5% 5] [ B IR A T o o IS 25 4T MR B T TE 5 ] I T — 4
DAY 5% ) [ 5 o B AR A S M ARAT IR A PR T ZE R ) T AT — 4R 52
1 [ 52 4 B TR M0 b 571 o TR 2 % N5 SR W A R /A 1 76 4 25l T — 4 1A 2 59
R 5 <o B L A Ak o o R AR TR 403 W ) 7 4 5 ) 1 i — 4 A 4 2 5 [
FHNCERRBIEFE A 4R E A RAAT R .

A G oF bR R IT R ATIE S5 I3 2 U SR R 47 A S B R 24 ) 1 P ) K

B _ESR A, ik N R R LA G B R B T 44 AE 5 ) AT A ER A i
WITSLRIRE, SR g AT R R AT AR

5.11.2
WRIGEE G S FME , AL S IR0 A B

5.11.3 FARBE=HIRR
LI AR

FFe e e ()

1 FHARES 143,451.05




R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

JSSCHIE 3 Sk

6,395.84

YR

YA 2

SRR

oAb SR

HAth

(o3 RN I e N [N U, T (IS SN LUV I I \O)

fif

149,846.89

5.11.4 REWRFFR KA T HBOAK AT RS54

F5 i ARS it 2 7R ARME Oo) | HEREEFEEME G (%)
1 127045 Wi e A5 1,143.00 0.00
5.11.5 #8 BAR AT+ 4 B = AR I3 32 PR 1% 0 A 1 B
AR FE L A AR R A I
§ 6 FHAEESMHFHEZF)
B 4y
R 1 ER A HREN | e 1 Fe ek

i H

A

C

T AT < WUEL

7,597,355,066.11

A ST 18] i < H O £ 0

P TR T o £ 2

075 1300 1) B < 5 20 AR B AR B (A A

D UL-" RS

T ST AR S <5 0y i

7,597,355,066.11

$7 ZeBENCHBERRERTAESHNL

7.1 ZREEEAFAEEZSHIRHER

AR I 2k BN T ie F A B e B AR S IS Do

7.2 ZEEENZHERRERHEFEEZ 5 A4

AR I A BN TCIE Y A B e AR 58 5 WA

§ 8 MEWIRKEAESRERSFHAHHFLR

Ak MR BUR TR A IR O 3 5, Kol A O 4 B IsE (Al .

%09 B L1l ;T




R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

§9 RmEBRHE PROHEMERGR

9.1 WEHINB—BBEFEESHB AT EGET 200895

P E T W AR e L

. PR i e
. E gg%@;ﬁggéﬁjﬁ W A ERGE | A | R A
P 11 20260101-20260331 7,597,349,934.65 - -1 7,597,349,934.65 100.00%
A
G 17 1 B B & P 0o D A EL 0 B AT 200 T 5, 1 A 2t DA I S5 LU0 A 3 51 2 o (L
&a,%gmkgimeﬁn% BT A S A V7 LA ST 0 BERAT A O T E 5, 3 0

ﬁATm%%&ﬁJEFﬁM%%%i@@

Lo ARt IR F A 0 800 B2 B DY 5 TN T i OR B 22 /N U R 26 2 AL

 HI G I E AR RN 2R BB B SRS S N

G, TG [l 47y 000 55 e ] e et ot SI Hh S5l 35 D/ ) 43 0

§10 FEXMHEZR

10.1 &#EXHFHEZF

Lo o RS M B A B O3 et O S A 7 2 i B R 2 W) A 301

2 ENES B B DA AR R iR B 1 A 2 TR o A A SR SR 4R B
LS

3. (HHREWH | FE BTG R IR IR B R &R e G )

4. (T 1 BTG RO SRS BER S S E il

5. (HHAIRH 1 5 WU B R S IE S IR B S S W )

6. FeEE LSS BRI B

10. 2 F7CHE 2R

HRESEHAR AT
Hodik: PRI AE H X R FE KIE 7088 5

10. 3 HEHE 7

RS R T 2 4 AT PR W) BB v B, B R E L [R) N B A

HATIRA R &P
BREXN ARG FA LR, WEAAESEEAHRESEHARA

el

010 BT 11 ;W

_&

7t
=




R 1 F € BT RO SIS SR 2 6 2026 25 1 TR

2RSS R TG 400-887-9555

M3k: http://www. cmfchina. com

HHESEHAR AT
2026 % 4 H 22 H

ESI R RIS b Rl



	§1重要提示
	§2基金产品概况
	§3主要财务指标和基金净值表现
	3.1主要财务指标
	3.2基金净值表现

	§4管理人报告
	4.1基金经理（或基金经理小组）简介
	4.2管理人对报告期内本基金运作遵规守信情况的说明
	4.3公平交易专项说明
	4.4报告期内基金投资策略和运作分析
	4.5报告期内基金的业绩表现
	4.6报告期内基金持有人数或基金资产净值预警说明

	§5投资组合报告
	5.1报告期末基金资产组合情况
	5.2报告期末按行业分类的股票投资组合
	5.3期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4报告期末按债券品种分类的债券投资组合
	5.5报告期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	5.6报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.7报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8报告期末按公允价值占基金资产净值比例大小排名的前五名权证投资明细
	5.9报告期末本基金投资的股指期货交易情况说明
	5.10报告期末本基金投资的国债期货交易情况说明
	5.11投资组合报告附注

	§6开放式基金份额变动
	§7基金管理人运用固有资金投资本基金情况
	7.1基金管理人持有本基金份额变动情况
	7.2基金管理人运用固有资金投资本基金交易明细

	§8报告期末发起式基金发起资金持有份额情况
	§9影响投资者决策的其他重要信息
	9.1报告期内单一投资者持有基金份额比例达到或超过20%的情况

	§10备查文件目录
	10.1备查文件目录
	10.2存放地点
	10.3查阅方式


